ABSTRACT
INTRODUCTION
One of the most elegant results in matrix theory was derived for real symmetric matrices by Cauchy [2] . Th e result-known as the Cauchy interlacing theorem-states that the eigenvalues of a real symmetric matrix are interlaced by the eigenvalues of any principal submatrix, i.e., any submatrix obtained from the original matrix by deleting the same rows and columns.
The result is usually extended to Hermitian matrices (those complex matrices which are equal to their conjugate transpose) via the Courant-Fischer minimax characterization of the eigenvalues of a Hermitian matrix.
Given a Hermitian matrix H with nonsingular principal submatrix A, the question arises whether the eigenvalues of the Schur complement (H/A) of A in H also have this interlacing property. In this paper we will show that the eigenvalues of (H/A) d 
III. MAIN RESULTS
We will need the following restatement of a result given by Lancaster and We first prove that the eigenvalues of a Schur complement of a,semidefinite Hermitian matrix interlace the eigenvalues of the matrix itself. n Note that Theorem 2 and Theorem 5 imply that a Schur complement of a semidefinite matrix can be imbedded in the matrix itself.
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The following example shows that the theorem does not hold for Hermitian matrices in general. The following lemma shows that this interlacing property holds for the reciprocals of the eigenvalues of nonsingular Hermitian matrices.
LEMMA 1. Let the nonsingular matrix H E H,(C) have the partitioned form (1) where A is nonsingular of order r. Then Ai( H-') 2 hi(( H/A)-') > A,+,( H-l)
Proof. ~+(H/A) > h,',,.(H), i = 1,2 ,..., n -r. (5)
It is well known [l] that if H is nonsingular and has the

Proof.
Suppose that H E H,(C) has the partitioned form (1) 
Case (iv).
Suppose n + S < rr + r -r1 + 6 < i + r < n, which implies r -rTT1 + 6 < i < n -r. Then, by Lemma 
Case (vii).
Supp ose n + 6 < i < n -r. Then, by Lemma . , n -r, by the definition of AT(H).
Thus, (6) holds by Lemma 2. n Observe that Theorem 2 and Theorem 6 imply that the Moore-Penrose inverse of a Schur complement of a Hermitian matrix can be imbedded in the Moore-Penrose inverse of the matrix itself.
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